E74 70000505

0571-87839251
cyh@nawaa.com

7% F03103098

0571-87839263
nhzhaobo@nawaa.com

F 145 F03118352

0571-87839263
wyl@nawaa.com

BESHWEEE:
WEMSFTAT [ 2011 ) 1290

Bigger mind, Bigger future™

BHOERRE

B4R AISH R (2025 4 10 A 30 H E#Im)

miEEmIEE HR (2025 £ 10 A 30 H E2HiM)

RBASZ S BHKENITE, S EREESHEBTER-0.57%, RHREHH,
Er RSB T, EhBERKIRRERERENUIsH, BKiEA-1.08%; BiE
RMPURRERERERER, BKiEAH-0.2%.

FHEEHS, RAEMERLER, £k 0.37%, EREFFEHHE TR, BKiE
RAMEAEHE RN THEY, BKIEH-1.16%, BKREZNMIETIEHELRFEY
fE¥, BRIE4-0.09%,

AmBA B mAIE Y, KRR KM ERMIEEEREAT, L3k 1.64%, BiE
BRANE P LERMIEREWRIE, BIEAN-3.19%;

F1: BHEBRBHTHBEIE Index Market Data

T R
Close
%\ﬁﬁfi 2543.12  2557.68 -1457 -057%  0.47%  11.69%  0.04
ﬁﬁﬁﬁﬁ 1494.89  1497.90 -3.01  -020%  39.79%  18.15%  2.19
Iﬂm’ﬁgﬁ 3572.89 3606.61 -33.72 -093%  -597%  14.01%  -0.43
%ﬁﬁ;ﬁ 651593  6556.67 -40.74 -0.62%  0.96%  12.29%  0.08
ﬁiﬁé%i 1599.28 1616.70 -17.42 -108%  -12.07%  16.74%  -0.72
Eﬁ;\f’\lﬁfﬁ 1758.10 1770.14 -12.03 -068%  3.63%  1256%  0.29
Eﬁffi 2573.86 2589.39 -1553 -0.60%  -6.08%  17.11%  -0.36
ZEFN frfﬁ 1051.68 105418 -2.50 -0.24%  -0.72% 8.78%  -0.08

BRI TR

RERT: XENERARRESE, FEREMLETER

BH W RIRIEX Z R R RERARS F1]



*®2: MEEEBRWIHHE

B4R AISH R (2025 4 10 A 30 H E#Im)

S .
REW & =E = FmE FHiEHE  Sharpe
g HiE% |
BRER Today o 0 Close  Points W ARR An.Vol Ratio
Close
\‘: ;_(ﬁA B
& Tn*?ﬁ 1178.25 1183.18 -4.93 -0.42% -0.82% 9.73% -0.08
NHCIMi
ab =
ﬁbli}ﬁjzlﬂ 1036.34 1043.82 -7.48 -0.72% -0.94% 19.70% -0.05
BN =3
E:Iﬁlﬁplglaﬁ 895.82 904.50 -8.68 -0.96% -2.48% 9.88% -0.25
| | =]
ﬁ*rilﬁclc*rﬁ 953.13 964.28 -11.15 -1.16% -3.26% 9.45% -0.34
ZEaEWE
- - 0, 0, 0,
2 NHEMI 1097.05 1102.09 5.03 0.46% 1.37% 16.60% 0.08
s
%ﬁ;ﬁiﬁ 715.99 724.32 -8.33 -1.15% -2.29% 12.59% -0.18
N =N b O =]
m;ﬁ*ggf'ﬁ 1230.74  1226.26 448  0.37% -2.08% 11.65% -0.18
423 =
i RIS 917.75 918.58 -0.84 -0.09% 0.20% 7.66% 0.03
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
1.50% - 40.00%
1.00% - 35.00%
0.50% - I I 20.00%
0.00% - I - et
-0.50% 25.00%
-1.00% - 20.00%
1.50% 15.00%
-2.00% -
10.00%
-2.50% -

-3.00% 1 5.00%
-3.50% - 0.00%
FERKEHEERNEY gEEﬁ-K | 1o B 8B gk & 1 B REEMm e T E NN R
BRI #r ol Y EENE A Ml HEOTE KREIREODHE KEYE NoBEITIFBFHNE
£k & o KB B # Hﬁé SN
kIR —— BHIEZER (A%H)

BRSRTE. PR
Bigger mind, Bigger future™ 1%%%‘@1?:IEIZEE@%%%?XEB§]\ % 2 ﬁ

BHOERRE



'll‘l FATEHR LS BT RISE H 4 (2025 45 10 A 30 H EHIm)
NANHUA FUTURES

B 2: Borm s B SERnaesE

| BEEEHEE BERREEGIEH BT RIEH BEEERE
BHESNR @M RBMENE|RBMEISR 0 SW  SREAE|EESEAIR SW  SREANE|EHENR S RBESE
=4 [ 4.99% #& [ 437% 23 wEesE [ 3.24%
#% [ 1.58% ik PVC =3
FAFl | 0.20% | -3.05%1 A -0.96% | 4 -054% | $FEE
=X -721%1 %¥A -129% [ 48 —2.42%[1 %
=2 i -152% [ BEAEE -2.85%1 T
PVC LYok -2.26%1 %HFA -364%1 48
-057% | #B1 i -255%1 -6.39%1 %&FA
-1.06% | t2hEiH e LiEH -2.66%1 & -712%1 B
-165%[ 4% REtESR @M REREAE| -4.44%] & -7.48%1 &
-2.82%1 WA TZRBE 0.09% | -4.60%1 ki =212
29741 & RE -4.91%1 £x% |
-6.52%1 A PVC -6.66%1 PTA g
-7.60%1 PTA -124% | ¥ -7.32%1 E4L4E HERTRIEHK
-7.80%1 KKK -1.50%[ HE -7.36%1 KK RWESNR @ RBESNE
-9.03%1 HE -1.86%] LPG -7.62%1 A =4 [18.99%
-9.07%0 4 -1.97%[ BHEE -7.85%1 HE v 8H2%
-9.31%1 @ -2.05%] Bzk -8.61%1  4ifE #82 [591%
-1017% BN -3.09%1 Xz -8.62%1 4245 i | 0.57%
-11.37%1 I -3.95%1 Z—mE -1024% [Ei# Eil
-13.31% [Eif -5.78%1 e -1052% I -0.88% | E—
-5.99% 1 AL -161%[ %%
-6.33%1 £% —221%[ WBE
-8.64%1 PTA -3.11%1 12
-9.56%1 KKK -334%1 [EE
-1021% g -3.43%1 Ek
-1119% 4w £3E
-12.88%1 JEih
-13.68% I

HE: HEARX: ERMYBIKEE/L 1SR ARG, FEBESARSMY ALK, EEREERRAMHYE R TR,

B 3: FERHMIBEHY BT LS Proportion of Change in Position

12.00%
10.00%
8.00%

6.00%

4.00%

e LILLITIT

0.00% Illlllll--_

.--lllllllllllllllll

-2.00%
-4.00%
-6.00%

BESRORERNBEHRAFRERER LI THEREE Y | SN EMAREO EAAREREAR

BEH# INNEI] B KM EERHHKE #Oo#. WHERETERDTL KE &k w

WEN L B ‘ﬁ(ﬁ & - K

FRRIR: BRI
Bloger mind Biger furure™ 5 55 BN IE S 2 S HG S 3 S RS F3IW

BHOERRE



'll‘l FATERRES AT RIS M HIR (2025 & 10 A 30 H EHMm)
NANHUA FUTURES

B 4: BEESERMBRIERUE—FESRE (13—4)

4.00 |

3.50 -
3.00 -
250
2.00

1.50 -

1.00 + e

0.50

0.00 . . . . .
15/7117 1717117 19/7117 217117 2317117 257117

=—=NHC| =——=NHPMI =—NHIl - NHAI

6.00 -
5.00

4.00 -

=0 WMWV,
] W
0.00

15/7/17 17/7/17 19/7/17 21/7117 23/7/17 25/7/17

1.00

——NHMI ———=NHECI —NHNFI ~———NHFI

TRSRIR: Ml

B 5: AEESHEEMERERHEESE (H—4)

1.60 -
1.50 -
1.40 -
1.30 -
1.20 -
1.10 -
1.00 -
0.90 -
0.80 -
0.70 w w \ \ \ \
24/10/22 24/12/22 25/2122 25/4/22 25/6/22 25/8/22 25/10/22

——NHCI ——NHPMI ——NHIl ——NHAI

Bigger mind. Blgger future BEBRIREXZ BEHRRRAIDS EAW

BHOERRE



NANHUA FUTURES

¥ HA 4%
z RaTEH Tk

Bigger mind, Bigger future™

BHOERRE

B4R AISH R (2025 4 10 A 30 H E#Im)

1.10 -
1.05
1.00
0.95
0.90
0.85
0.80 -
0.75 -

0.70 \ ‘ ‘ ‘ ‘ ‘
24/10/22 24/12/22 25/2/22 25/4/22 25/6/22 25/8/22 25/10/22

——NHMI ——NHECI ———NHNFI ———NHFI

BTRISRIR: B

6: MEERIEHHEESRE (3—K)

0.70 T T T T T T T T T T T T T T

Pl N e P P o @ @ O

SR NI N N A A S S R AP\ S SN

N N N A} A A\ \ \ ) \ \ \ A\ A\

RN R N
= NHE| ———NHPC| —NHCC| -———NHFMI

0.70 ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
gl A % © N o) 9% o N &) ) \o) & > S
\ N N N > V- )/ N N ) > V N N Q
QIO OIS SN R LG SRS S SR M A S N
NN AR M I L A
——NHBMI ——NHOOI ———NHAECI ——— NHCIMi
BRRIR: A
BEWIREN Z EHREREKES $£5M



Y A%
z Rateilts

NANHUA FUTURES

AR RIS R (2025 4 10 A 30 H E#m)

B 7. BEEBIRERS ML ETREE - BafiEi kR

B - B
) anm | ~1.91% -3.19%
N ==

-1.03%

—
o - LLDPE
—> B2k ——
il
-

-0.58%

: BR%

-0.51% KRB
) gk T8 -1.44%

0.05%

205/
Ny Z-B -1.47%
-1.66%
EYA ] G5
mmd _139% »
LPG

—> ARl —

-0.97%
a8 S 1
~0.55% > FEX PTA
i -1.42%
-0.54% k= -0.15%
-0.61%
AR 137733
-1.61% 0.28%
Bigger mind, Bigger future™ ER P EEE Y Y B S %S
BEMEREK



'|"| FATERRES AT RIS M HIR (2025 & 10 A 30 H EHMm)

NANHUA FUTURES

8: BN &MV RER - BEFMIENY A KBRE
_' — oﬁgﬁ,
~E4 —
-fﬁ% | — -(%eﬁL%
-k — R -~
-0.47%

HRSRIR: mEls

B 9: Ki=@mBRABImA= U ETEE - BmFiEiS HiKeiE

P e e ]

1
— 1
2— 1
-0.24% X
1

—>
\

=
0.90% e m e mmmmmmm -
o
0.84%
I
-0.24% =8
-0.33%
RIS T
Bigger mind, Bigger future™ H5 BAIRES 2 R RERES $17

BHAERRE



FRENRARFAEAEZPER, ZARAARSEZEBRAKEABEMAEAER . AMEFFEEEALE. &
HLEELMERFEEAN TARFEERE. KHHONAIAR, BHFEEELE, ZHEETEE., £
A ERIITATERR BE RS2 T AR E RN B EEA R,

AMEFHESHRBETFEAFNER, FARAXMNXLEFEENERERTEERNEEMAMRIE, RiREMEHE

#. BREHENNRRERRESHAN BPRNFIE, BETEEEEETHEARZIGRE, RREWSTH
PRERRIEZEEURNR=EEL, ERRNE, AAFATLHERRERAHEHNERL. MUA—HHERE,
BARRREXSMRERMEHRARERTROANFFENEF,

FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
AR BARERRERHAABTTERRN AWM AR, EEMERT, FREPHERMAAREHERFZ
WARFrEpETE. TERMBHARRIENGBHITHXZZNKRE, FAARTKIEBERBRRSAEITHLES
SREMSENEMERRRE,

AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
MEBRREZWUA—BOTHTFRF/BXZEZN R ARFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
R BAENYZRBI AL FREFERMAHREN R ENEREEF =R

REXNRARW, FRUEMARNEE, SHHRLZERENHE. AIRHNEDETFUEMEMA, TN
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
BIANFRIBEMARE, FEEAREFEANER. BRETARRE, BRESEHIRMA, HAEATAHER. kS
FRARARCE. AATFRINIAHRE—UIRF,

AR B FTERMT EHXEER 136 SHEIEXE

BB 4 - 310008
EES—FR#AL: 400 8888 910
Pk - www.nanhua.net

RREREAR: st
RRER: 603093

FIfEHLE APP 450

P Tt
d&'Fﬁﬁﬁﬂ)\

NANHUA FUTURES

Bigger mind, Bigger future™

BERERE




